Since I found almost no doccumentation on this, I tought it would be a good idea to experiment myself.
Generally, the command is "set [Actor] Mesh skeletalMesh '[PATH].[skeletalMesh]'"

Legend: 

- = list of strings found in entry
CAPITAL LETTERS = title
+++++++++++++ = end of file section
------------- = end of video game files
() = notes refering to something unused for example
[] = personnal reactions and questions
* = additionnal peice of information

HP1: set [ACTOR] Mesh skeletalMesh 'HPModels.sk[ACTORMESH]Mesh'

FILES FOUND IN HPModels

-bronzecauldron
-boulder
-skbronzechest
-skbroomhooch
-skbucket
-Butterfly
-devilharry
-devilhermione
-devilplant
-devilplant2
-devilron
-deviltimervine
-bishop_black
-dumbledore
-bishop_white
-fireseedplant
-flitwick
-flowerpot
-flyingkey
-gen_fem_1
-gen_male_1
-gnome
-goat
-goldcauldron
-dumbledore
-fireseedplantAnims
-filchlanternAnims (?)
-goldchest
-HagridNorbert
-beater
-doxy
-log
-filchlantern
-nevillerememberall
-ironchest
-norbert

-NorbertEgg
-NorbertEggHatched
-NorbertEggShake
-NorbertEggShakeCracked
[someone put way too much effort for this one cutscene...]

-owlbarn
-owlhorned
-pawn_black
-pawn_white
-percy
-PorcelainFrags
-quidplayerf
-quidplayerm
-quirrell
-rook_black
-rook_white
-silvercauldron
-slytherinkid
-snitch
-spikybush
-spikybushnothorns
-spikybushhorn
-sprout
-venomous3 (?)
-broomhooch
-quirrell
-venomousb1 (?)
-voldemort
-voldemort_al
-flyingkey
-FireseedBushNew (no sk)

-king_black
-angryflyingkey
-barrel
-king_white
-SavePointFloatBook *this one doesn't require sk before it for some reason
-wizardcracker
-mountaintroll
-NHNick
-wizardcrackeryellow
-woodchest
-WizCrackerConfetti *Will have to experiment, since there are a lot of things in HPModels.u
-stalactite

+++++++++++++++++++++++++++++++++++++++++++++++

FILES FOUND IN HProps.u (I wrote 'sk' before the ones that use it, as most of them don't use that prefix)

-skknight
-skBroomHoopMesh
-skSorcerersStone
-AlohomoraTrunkIron 
-TrollThrowPipe
-TrollThrowSink 
-TrollThrowStone
-TrollThrowToiletMesh 
-TrollThrowWood 
-BigTransBook 
-BirchTree
-Jellybean 
-BlueJellyBean
-GreenJellyBean
-RedBlackStripeJellyBean 
-BookOnDisplay 
-Branch01 
-Bush01 
-Bush02 
-BushSprite01 
-BushSprite02
-BushSprite03
-BushSprite04 
-BushSprite05 
-BushSprite06 
-BushSprite07 
-BushSprite08 
-BushSprite11 
-BushSprite12  (exact copy of BushSprite11)

[ugh, finally over with bushes]

-CaveBugMesh
-ChessBlackChunk1
-ChessBlackChunk2
-ChessBlackChunk3
-ChessSelectFlaredSquareMesh
-ChessWhiteChunk1
-ChessWhiteChunk2
-ChessWhiteChunk3
-ChristmasOrnamentBall
-ChristmasOrnamentBird
-ChristmasOrnamentStar
-ChristmasTree
-CrystalBall
-DeskBooksTwo
-DevilSnarePlantBase
-Dittany
-DragonBush
-DragonBushBeginning
-DragonBushHalfway
-DragonSkull
-DragonStatue
-EctoGoo (I'm pretty sure this is unused, well I think a lot of this folder in unused)
-WizardHat
-FirePlaceWood
-Firewood
-FirTree
-FlipendoArrow
-FlipendoVaseBronze
-AlohomoraTrunkBronze
-FlipendoVaseGreen
-FlipendoVaseMing
-FlipendoVaseBronzeBroken (and all of the FlipendoVase color variations above)
-FlipendoVaseBronzeShard
-FloatingSpellBook
-FlobberwordMucus
-Flower2
-Flute
-ForbidForestTree
-ForbidForestTreeMed
-ForbidForestTree
-ForbidHallFrames
-FSeedChallStalagtite
-GHallBenchTable
-GHallDumbleThrone
-GHallSortHat
-GHallSortHatStool
-Goblet
-GoldenSnitch
-GreenhouseCactus
-GreenHouseClawFoot
-GreenHouseFaucet
-GreenHouseHollyPlant
-GreenhouseHPlant1
-GreenHousePlant2
-GreenHousePlantPot
-GreenHouseShowerHead
-GreenhouseTree
-GreenHouseWaterCan
-GreenHouseWheelBroken
-GreenHouseWheelUnroken
-GreenPotionBottle
-Smarmy
-GryfArmoire (all assets using Gryf are meant to be used for a scrapped common room level/area)
-GryfBedMesh
-GryfBench
-GryfChair
-GryfChair2
-GryfCoatRack
-GryfCouch
-GryfPillow1
-GryfPillow2
-GryfsmCauldron
-GryfTable
-GryfTrunk
-HagridBigChair
-HagridHutch
-GreenPurpleCheckerBean
-HagridSaw
-SpottedJellyBean
-HagridTable
-HagridTeaCup
-HagridTeaPot
-HagridWallCandles
-HagridWoodChair
-HogBenchTwo
-HogBigBook
-HogBookRow
-HogBookStack
-HogBookStack2
-HogOutsideTorch
-HogRoundWoodTable
-HogSquareWoodTable
-HogTrestleBench
-HogWallLantern
-HogwartsUrn
-HogwartsVase
-HunchbackWitch
-KnightHelmet
-LampPost
-MapleTree
-MatchBox
-MinersBarrel
-MinersCart
-MinersPick
-Molly
-NorbertEgg
-OwlStatue
-PadLock
-PeeveThrowBook
-PeeveThrowPot
-PeeveThrowSpoon
-PlainCandle
-PotionBeaker
-PotionBottleBlue
-PotionBottleEmpty
-PotionBottleGreen
-PotionBottleOrange
-PotionBottlePurple
-PotionBottleRed
-PotionsBookPedestal
-PotionsIngredientJar1
-PotionsIngredientJar2
-PotionsIngredientJar3
-PotionsIngredientJar4
-PotionsTeacherCauldron
-PotionsStudentCauldron
-PotionsSupplyCase
-Quidditchroom
-QuidditchBludger
-QuidditchQuaffle
-RectangleWoodTable
-RememberAll
-rememberallbroom
-RememberallChaseArrow
-Rope
-SingleCandleStick
-SingleTierChandalier
-SmallWoodenBox
-Star (funny because it's pretty much the christmas star mesh seen above)
-BushSprite10
-BushSprite13
-StorageChair
-StoryBookTest
-Sundial
-Telescope
-ThreeArmFloorCandleStick
-ThreeTierCahndalier
-TransBlackboard
-TransBookcase
-TransCandleStick
-TransFloorCandle
-TransStudentDesk
-TransStudentDeskWSeat
-TransTeachersChair
-ChessSelectSquare
-TransTrestleTable
-tree_01
-TreeSprite01
-TreeSprite02
-TreeSprite03
-TreeSprite04
-TreeSprite05
-TreeSprite06
-TrollClub
-TrollThrowFrag1
-TrollThrowFrag2
-TrollThrowFrag3
-TrollThrowStoneShard
-TrollThrowToiletBroken1
-TrollThrowToiletBroken2
-TrollThrowWoodBit
-turban
-TwoTierChandalier
-voldChallengeBrokeGargoyle1
-voldChallengeBrokeGargoyle2
-voldChallengeBrokeGargoyle3
-voldchallengepillarBit
-voldchallengepillarBit1
-voldchallengepillarBit2
-voldchallengepillarBit3
-voldchallengepillarBit4
-voldchallengepillarBroken
-voldchallengeWholeGargoyle
-voldchallengepillar
-WallCandleSingle
-WallCandleThree
-WizzardCardIcon
-FireseedArrow
-WiggentreeBark
-WingardiumBlock
-WoodenSpoke
-skbronzecauldron (all files below don't have any textures, but are found in HPBase.u with the same meshes for some reason)
-HagridHutRock
-PeeveThrowApple
-FireSeed
-LevShadow
-SavePointFloatBook

*One interesting thing is that there seems to be a lot of unfinished models of bushes;
mabye the developpers practiced creating bushes at first?

+++++++++++++++++++++++++++++++++++++++++++++++
FILES FOUND IN HarryPotter.u
[okay I am not putting 1052 meshes in there, only the most interesting]
-quidharry
-frog
-hagridclippers
-rat
-remdraco
-harrypotion
-snape
-firecrab
-serpentfountain
-serpentstatue
-fluffy
-Smallharry (lacks facial textures?)
-rabbit
-ronclass
-pig
-peeves
-nevilleclass
-neville
-mrsnorris
-mcgonagall
-hermioneclass
-hedwig
-hagrid
-goyle
-ghost (normally uses a badly lit transparency filter, so the textures aren't seen in-game)
-gargoyle
-crabbe
-ChocolateFrog
-canary
-bat
-harry [of course :)]
-george
-hermione
-filch
-fred
-remharry
-ron
-draco
-HedwigsScroll
-orangesnail
-bloodybaron
+++++++++++++++++++++++++++++++++++++++++++++++
UNUSED MODELS DATA IN THE GAME FROM PRIVET DRIVE LEVEL(since these models aren't used in any map, they cannot be loaded)

-vernon
-petunia
-dudley
-TV
-RCTruckControl
-Truck

actually, there are some more privet drive models listed in DProps.u:

-Broom
-BedDudley
-PaintCans
-Toilet

*If map is reloaded while another mesh is applied, the default actor's animations will be assigned, but not the meshes.
**The first game is a lot more succeptible to crashing when reloading a map with another mesh on an actor and the mesh needs to be loaded in the map, if not, the character will be invisible.
***Note that the Harry actor class is the only one that can cast spells, even if another mesh/model is loaded with harry's class.

-------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------

HP2: set [ACTOR] Mesh skeletalMesh 'HPModels.sk[ACTORMESH]Mesh'

FILES FOUND IN HPModels.u

-HarryDiary
-BasiliskFawkes
-SavePointFloatBook
-ProfSnape (snape is a leftover from the first game with bad bone placement)
-ProfMcGonagall
-ProfLockhart
-ProfSprout
-ProfFlitwick
-ProfDumbledore
-PorcelainFrags
-pinklady (model used for 3 seconds in early cutscene
-Pig
-Percy
-Perch
-peeves
-owlbarn
-QuidGoal
-orangesnail
-OliverWoodQuid
-OliverWoodSnitch [looks like the snitch is sniffing his backside]
-OliverWood
-oilcan
-QuidPlayerF
-NorrisPetrified
-NHNickPetrified
-NHNick
-musicbox [interesting internal name, used as a normal chest in the final]
-MrsNorris
-QuidPlayerM
-moaningmyrtle
-madamepomfrey
-ron
-LuciousMalfoy
-log (can someone confirm that this is not a leftover from the first game?)
-jewelbox
-LockHarry [fu...sion...oh god...]
-ironchest
-SecretLightRays
-SlythrinPrefect
-snake
-Snitch
-imp
-SortingHat
-SpiderLarge
-SpiderSmall
-spikybushnothorns
-hp2_genmale2 (textureless)
-hp2_genfemale2 (textureless)
-hp2_genmale1
-hp2_genfemale1
-SpikyPlant
-horklumpsStem
-horklumpsHead
-horklumps
-SpikyPlantHeadSpikes
-horklumpchunk
-hermioneCauldron
-HermioneInfimary
-SpikyPlantSpike
-HarryToGoyle
-hermione
-SpikyPlantStem
-harryquid
-HarryIsGoyle
-SpongifyRug
-HarryHand
-HarryFoot
-stalactite (leftover?)
-HarryAsGoyle
-harry_bottle
-TableVase
-harry [of course :)]
-HarGin
-HagridYoung
-ThunderClounds [overlayed texture... someone had issues ;)]
-Hagrid
-Gryf_Sword
-Goyle
-goldchest
-TomRiddle
-gnome
-GinnyPrivet
-GinnyLucious
-GeorgeQuid
-TomRiddleSepia
-venomous1
-Ginny
-GeorgeWeasley
-gargoyle
-FredWeasley
-ForestFlower
-FordFlying
-FlubberWormMucus
-firecrab
-Filch
-Wand
-FawkesPerch
-Fawkes
-fatfriar
-emptyplantpot
-WhompedAngliaLow
-ectosplat
-EctoplasmaBIG
-ectoplasma
-WhompingWIllow
-ectoblob
-dracosnake
-dumbledore
-DracoQuid
-Draco
-dobby
-devilplant (leftover no doubt)
-decanter
-Crabbe
-cornishpixie [that's terrifying from up close]
-cigarbox
-ChickenLegFaw
-bucket
-CHgrate
-bronzechest
-bronzecauldron
-Bowtruckle
-boulder
-Boeing747 
-bloodybaron
-woodchest
-bellows
-Beater
-basiliskDie
-YoungAragog
-basilisk2 (untextured tongue)
-barrel [having a barrel of fun yet? I'm so bored...]
-AragogWebBase
-AragogWeb
-AragogStickyWeb
-AragogAttack
-Aragog

++++++++++++++++++++++++++++++++++++++++++

FILES FOUND IN HProps.u (Didn't list the same ones found in HProps.u from the first game. It will  be up to you to find which ones are used)

-ArmorWholeSuit
-ArmorWholeSuitSepia
-ArmTorch
-ArmTorchSepia
-BarrelMiners
-BathroomSink
-BathroomToilet
-BathroomToiletTank
-BeanBrown
-BeanDkBlue
-BeanMauve
-BeanOrnge
-BeanYellowy
-BedGryffindor (unused in the first game, goes unused again in the 2nd game)
-BedInfirmary
-BenchHighBack
-BenchTable
-BenchTrestle
-BenchWithArms
-Bicorn
-Blackboard1
-BlackboardQuidditch
-BlackboardWizDuel
-BlueJellyBean
-BookcaseGlassDoors
-BooksBigFlitwickBook [rendundant is redundant is it not? name your variables with common sense kids]
-BooksBookRow1
-BooksFloorPedestal
-BooksFlourishStand
-BooksFourStacked
-BooksLargeGroup1
-BooksOwlBookendBooks [I don't know what to say here... That mesh name is pure gold]
-BooksPeevesThrow
-BooksSaveBook
-BooksSmallBook
-BooksTablePedestal
-BoomSlang
-BottlePotionBlue
-BottlePotionEmpty
-BottlePotionGreen1
-BottlePotionGreen2
-BottlePotionOrnageMesh
-BottlePotionPurpleMesh
-BoxSmallWooden
-BroomHoop
-BroomQuidditch
-CabinetInfimary
-CabinetSupplyCase
[between here and the next mesh lies the remains of the unused cavebug model in the first game. Only textures]
-CandlesFloorSingleCandle
-CandlesFloorTrippleCandle
-CandlesFloorTrippleCandleSepia [here at KnowWonder, we know how to name our variables. -"Hey Steve, does it take one or two P's in Triple?" - "... two!..." -"alright, if you say so..."]
-CandlesPlainCandle
-CandlesTableDoubleCandle
-CandlesTableSingleCandle
-CandlesWallSingleCandle
-CandlesWallTripleCandle
-CartMiners
-CauldronSmall
-CauldronStudent
-CauldronTeacher
-ChairDumble
-ChairLeatherSlytherin
-ChairsDumbledoresThrone
-ChairsHagridLeather
-ChairsHagridsWood
-ChairsRedComfy
-ChairsRedCouch
-ChairsSheetDraped
-ChairsTeacher
-ChairsWood
-ChallengeStar
-ChallengeStarFinal
-ChLightRay
-ChristmasOrnamentBall (They return with no use in this game)
-ChristmasOrnamentBird
-ChristmasOrnamentStar
-ChristmasTree
-CoatRack1 (has textures here hurray!)
-commonChair
-commonCouch
-CorSnakehead
-CouchSlytherin
-CrystalBall
-CutSceneMarker (used for developping purposes, funny they made a model for this one)
-DeskDumble
-DeskStudent1
-DeskStudentWSeat
-DeskTeacher
-DiffindoRoots
-DiffindoRope128
-DiffindoRope256
-DiffindoRope64
-DiffindoVines
-DiffindoWeb1
-DiffindoWeb2
-DiffindoWeb3
-DishesGoblet
-DishesHagridTeaCup
-DishesHagridTeaPot
-DishesPeevesPot (decided to list the leftover peeves objects since they have a different name)
-DishesPeevesSpoon
-DragonHead
-DragonSkeleton
-DragonSkull
-Dresser
-Easel
-EaselA
-EaselB
-facestatue
-FawkesAshes
-FirTreeBig (looks like the unused textureless model from the first game)
-FirTreeMed
-FirTreeThick
-FirTreeThin
-FlipendoVaseBronze
-FlipendoVaseBronzeBroken
-FlipendoVaseBronzeShard
-FlipendoVaseGreen
-FlipendoVaseGreenBroken
-FlipendoVaseGreenShard
-FlipendoVaseMing
-FlipendoVaseMingBroken
-FlipendoVaseMingShard
-FoodPeevesApple
-FootStool
-FordAnglia
-FordAngliaDamaged
-FordAngliaDamagedLow
-FramesEmpty
-GnomeHome
-GreenJellyBean
-GreenPurpleCheckerBean
-hanginglampGS
-harrybed
-HogFrontTorch
-HutchHagrid
-HutchSlytherin
-ImpHome
-JarBeans
-JarFlobberwormMucus
-JarPotionBrown
-JarPotionGreen
-JarPotionIngredient1
-JarPotionIngredient2
-JarWiggentreeBark
-Jellybean (textureless)
-JybeanLowRes
-Knight
-Ladder
-LampEntrance
-LampWall
-LightRay
-LightRayBig
-LockhartEisle
-LockhartSt01
-LockhartSt02
-LockhartSt03
-LockhartSt04
-LockhartSt05
-LockhartSt06
-LockhartSt07
-LockhartSt08
-MapleTreeFull
-MrytlesSink [Here at KnowWonder, we know how to give our variables the best name, Mrytle... yes]
-MushroomLight
-MushroomLightBlue
-NorrisTorch
-Padlock
-PlantsBushDragon
-PlantsCactus1
-PlantsEmptyPot
-PlantsFLowerRed
-PlantsFLowerYellow
-PlantsHangingPlant1
-PlantsWindowBox
-QuidArmor
-QuidditchBludger (can't see the texture in-game since there is a purple glow around the object)
-QuidditchQuaffle
-RedBlackStripeBean
-RiddlesDiary
-Rope
-Salazar [The head where the basilisk comes from, which has a squared texture, interesting name]
-ScrollBox
-SculptureClawFoot
-SheetTest
-SheetTest1
-ShowerHead
-SignsArrowFlipendo
-SnakeBeam (textureless, purpose unknown)
-SnakeHead
-SnakeRay 
-SpellBall [What is this XD]
-SpottedJellyBean
-StatueDragon
-StatueGregorySmarmy (he has a first name now)
-StatueHunchbackWitch
-StatueOwl
-StoolsSortingHat (unused?)
-Sundial
-TableHagrids
-tablelamp
-TableRoundSlytherin
-BugCave [The unused model returns! Seriously, I think they cleared out the things they used in the first game, but forgot the rest]
-TableTrestle
-TableWoodRectangle1
-TableWoodRectangle2
-TableWoodRound
-TableWoodSquare
-Telescope
-TitleTest
-ToolsMinersPick
-ToolsWateringCan
-TreeSprite01
-TreeSprite02
-TreeSprite03
-TreeSprite04
-TreeSprite05
-TreeSprite06
-TreeSprite2
-Trunk
-TrunkHogwarts1
-VaseUrn
-venom
-wallconceCh
-waterpuddle
-WiggentreeBark
-WizardCardIcon (placeholder texture is of course unused)
-WizCardTest
-WoodFireplaceLogs
-WoodFirewoodContainer
-ChocolateFrog

THAT FILE TOOK FOREVER AND A HALF! by fingers hurt...
(Not listing the many unfinished tree models, because no one cares about flat, unshadered trees)
*If map is reloaded while another mesh is applied, the default actor's animations will be assigned, but not the meshes.
**The mesh needs to be loaded in the map, if not, the character will be invisible.
***Note that the Harry and Goyle actor classes are the only ones that can cast spells, even if another mesh/model is loaded with the main Harry class.

-------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------

Hp3: set [ACTOR] Mesh skeletalMesh 'HPCharacters.[ACTORMESH]'
set [ACTOR] Mesh skeletalMesh 'Hprops.[ACTORMESH]'
set [ACTOR] Mesh skeletalMesh 'HPCharacters_32.[ACTORMESH]'

FILES FOUND IN HPCharacters

-Salamander
-ChocolateFrog
-Crookshanks
-Dementor
-DraconisForsStatue
-firecrab
-FlyingBook
-HarryQuid
-Imp
-LapiforsStatue
-MBOMPages
-NHNick
-Pixie
-QuidPlayerGriffFem_KW
-QuidPlayerGriffMale_KW
-QuidPlayerSlyFem_KW
-QuidPlayerSlyMale_KW
-RonDog
-CharmedSkeleton
-GreaterBundimun
-Buckbeak
-BlackDog

*these are mostly ennemies and non-npc models, NHNick goes unused in the final game
++++++++++++++++++++++++++++++++++++

FILES FOUND IN Hprops

-AlohomoraChest
-GoldTrunk
-RictuCrate
-Gargoyle
-RictuArmour
-SuitOfArmour
-DirtMount
-TallGrass
-Pumpkin
-Scarecrow
-CacklingSkull
-SpongifyRug
-Tapestry
-TopiaryBadger
-TopiaryLion
-TopiaryRaven
-TopiarySnake
-RictuCauldron
-CR_bell
-Banner
-BeanDispenser
-Padlock

*these are mostly props found in the game, CR_bell goes unused in the final game
++++++++++++++++++++++++++++++++++++

FILES FOUND IN HPCharacters_32 (HPCharacters_16 is a copy of HPCharacters_32, but in 16bit colors (and lower res), but the list is the exact same)

-GenFemale
-GenMale
-Peeves
-Crabbe
-DementorHarry
-DracoMalfoy
-Dumbledore
-Flitwick
-Fred
-George
-Goyle
-Hagrid
-harry
-HarryHermioneBuckbeak
-Hermione
-Lupin
-Mcgonagall
-Neville
-Pettigrew
-Ron
-SiriusBlack
-SiriusBuckbeak

*these are mostly main characters and npc found in the game
**Fred and george have separate files, but for all I know they're carbon copies of the same file and harry is one of the rare files that doesn't start by a capital letter

++++++++++++++++++++++++++++++++++++

*Any mesh can be applied even if not loaded in the map, will have to investigate further
**If the map is reloaded, the characters keep their animations intact and most of them can cast spells unlike the first 2 games.
***Same rule of invalid mesh file = no mesh visible still applies.

--------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------------

Note that some classes are automatically generated by an algorithm in the maps and you will have to find them manually in-game (ie. hp2_genmale1 can generate multiple child classes (many students of this generic student class))


That took a lot of work, please don't take credit for posting this under your name
-Ltr
